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加 茂 英 司
Analysis of Covariant Relation in Cross-sectional Analysis
Eiji Kamo
ABSTRACT
Covariance is decided by correlation coefficient and standard
deviation. In cross-sectional analysis, the standard deviation of
market growth rate becomes larger with long term data, and
covariant relation of market-slack hypothesis becomes stronger
with long term data. Covariance does not reflect average of
samples, and the level of market growth rate is not the source of
strength of covariance.
Labor elasticity of self-employment hypothesis has standard
deviation of market growth rate in its denominator, and the
strength of covariance becomes stronger with short term. Its
covariance also does not reflect average of samples, and the
level of labor elasticity is not the source of strength of
covariance.
In order to make average be reflected on the covariance, we
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式2-l Cov(S,E)=Corr(S,匡)×√ I Var(s)|×√ I Var(匡)|
式2-2 Cov(S,Z/Y)=Corr(S,X/Y)×√I Var(s)|×√I Var(x/Y)|
式2-3 Cov(S,Z/Y)=Corr(S,X/Y)×√I Var(s)|×√I Var(x)|
÷√I Var(Y)|
X      就業者数変化率
S      自己雇用率





























































































































簡単に紹介すると、「織物・衣服 。身回品 (54%)、自転車・荷車 (67%)な
ど自己雇用率の相対的に小さなグループの雇用増加反応 (=雇用弾力性 :筆者










































































































































































































































































































































































































































製造業 0.45 0.20 0.32
商業 0.19 0.22 0.21
卸売業 0.11 0.14 0.13
小売業 0.49 0.55 0.52
百貨店 0.20 0.21 0.20
衣服・織物・身回 0.69 0.59 0.64
飲食料 0.44 1.02 0。74
自転車 0.87 1.58 1.22
家具・建具・什器 0.62 1.17 0.39
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